The Journal of Financial Research @ Vol. XIX, No. 4 @ Pages 563-567 @ Winter 1996 


AUTHOR INDEX OF VOLUME XxX, 1997 


Ackert, Lucy F. and George Athanassakos. Prior Uncertainty, Analyst Bias, and 
Subsequent Abnormal Returns. Volume XX, Number 2, Pages 263-273. 
Akhigbe, Aigbe, Jeff Madura, and Ann Marie Whyte. Jntra-industry Effects of 
Bond Rating Adjustments. Volume XX, Number 4, Pages 545-561. 
Athanassakos, George and Lucy F. Ackert. Prior Uncertainty, Analyst Bias, and 
Subsequent Abnormal Returns. Volume XX, Number 2, Pages 263-273. 
Atkins, Allen B. and Edward A. Dyl. Market Sturucture and Reported Trading 
Volume: NASDAQ versus the NYSE. Volume XX, Number 3, Pages 
291-304. 


Bae, Sung C., Daniel P. Klein, and Raj Padmaraj. Firm Characteristics and the 
Presence of Event Risk Covenants in Bond Indentures. Volume XX, 
Number 3, Pages 373-388. 

Barkoulas, John T. and Christopher F. Baum. Fractional Differencing Modeling 
and Forecasting of Eurocurrency Deposit Rates. Volume XX, Number 3, 
Pages 355-372. 

Baum, Christopher and John T. Barkoulas. Fractional Differencing Modeling and 
Forecasting of Eurocurrency Deposit Rates. Volume XX, Number 3, Pages 
355-372. 

Black, Harold A., M. Cary Collins, Breck L. Robinson, and Robert L. Schweitzer. 
Changes in Market Perception of Riskiness: The Case of Too-Big-to-Fail. 
Volume XX, Number 3, Pages 389-406. 

Blackwell, David W. and Drew B. Winters. Banking Relationships and the Effect 

of Monitoring on Loan Pricing. Volume XX, Number 2, Pages 275-289. 


Carow, Kenneth A. and Glen A. Larsen Jr. TheEffect of FDICIA Regulation on 
Bank Holding Companies. Volume XX, Number 2, Pages 159-174. 

Chen, Carl R., James Wuh Lin, and David A. Sauer. Earnings Announcements, 
Quality and Quantity of Information, and Stock Price Changes. Volume 
XX, Number 4, Pages 483-502. 

Chen, Sheng-Syan and Dosoung Choi. The Differential Information Conveyed by 
Share Repurchase Tender Offers and Dividend Increases. Volume XX, 
Number 4, Pages 529-543. 

Choi, Dosoung and Sheng-Syan Chen. The Differential Information Conveyed by 

Share Repurchase Tender Offers and Dividend Increases. Volume XX, 

Number 4, Pages 529-543. 


~ 


564 The Journal of Financial Research 


Chow, Edward H., Wayne Y. Lee, and Michael E. Solt. The Economic Exposure 
of U.S. Multinational Firms. Volume XX, Number 2, Pages 191-210. 

Collins, M. Cary, Harold A. Black, Breck L. Robinson, and Robert L. Schweitzer. 
Changes in Market Perception of Riskiness: The Case of Too-Big-to-Fail. 
Volume XX, Number 3, Pages 389-406. 


Darbar, Salim M. and Partha Deb. Co-movements in International Equity Markets. 
Volume XX, Number 3, Pages 305-322. 

Deb, Partha and Salim M. Darbar. Co-movements in International Equity Markets. 
Volume XX, Number 3, Pages 305--3272. 

Dyl, Edward A. and Allen B. Atkins. Market Structure and Reported Trading 
Volume: NASDAQ versus the NYSE. Volume XX, Number 3, Pages 
291-304. 


Ederington, Louis H. and Jeremy C. Goh. A Variance Decomposition Analysis of 
the Information in the Term Structure. Volume XX, Number |, Pages 
71-91. 


Fields, L. Paige and Shelly E. Webb. An Investigation of Preferred Stock 
Financing by Bank and Nonbank Financial Institutions. Volume XX, 
Number 3, Pages 343-353. 

Fletcher, Jonathan. An Investigation of Alternative Estimators of Expected 
Returns in Mean-Variance Analysis. Volume XX,Number 1, Pages 
129-143. 

Franses, Philip Hans, Reinoud van Ieperen, Paul Kofman, Martin Martens, and 
Bert Menkveld. Volatility Transmission and Patterns in Bund Futures. 
Volume XX, Number 4, Pages 459-482. 

Friday, H. Swint and David R. Peterson. January Return Seasonality in Real 
Estate Investment Trusts: Information vs. Tax-Loss Selling Effects. Volume 
XX, Number 1, Pages 33-51. 


Goetzmann, William N. and Nadav Peles. Cognitive Dissonance and Mutual Fund 
Investors. Volume XX, Number 2, Pages 145-158. 

Goh, Jeremy C. and Louis H. Ederington. A Variance Decomposition Analysis of 
the Information in the Term Structure. Volume XX, Number 1, Pages 
71-91. 


Gupta, Atul. The Value of a Regulatory Seal of Approval. Volume XX, Number 
1, Pages 111-128. 


Hameed, Allaudeen. 7ime-varying Factors and Cross-autocorrelations in Short- 
horizon Stock Returns. Volume XX, Number 4, Pages 435-458. 


| 
— 


Author Index of Volume XX, 1997 565 


Hargis, Kent and William F. Maloney. Emerging Equity Markets: Are They for 
Real? Volume XX, Number 2, Pages 243-262. 
Hensler, Douglas A., Ronald C. Rutherford, and Thomas M. Springer. The 


Survival of Initial Public Offerings in the Aftermarket. Volume XX, 
Number 1, Pages 93-110. 


Impson, Michael. Market Reaction to Dividend-Decrease Announcements: Public 
Utilities vs. Unregulated Industrial Firms. Volume XX, Number 3, Pages 
407-423. 

Iyer, Sridhar. Time-varying Term Premia and the Behavior of Forward Interest 

Rate Prediction Errors. Volume XX, Number 4, Pages 503-507. 


Khanna, Naveen. Optimal Bidding for Tender Offers. Volume XX, Number 3, 
Pages 323-342. 

Klein, Daniel P., Sung C. Bae, and Raj Padmaraj. Firm Characteristics and the 
Presence of Event Risk Covenants in Bond Indentures. Volume XX, 
Number 3, Pages 373-388. 

Kofman, Paul, Philip Hans Franses, Reinoud van Ieperen, Martin Martens, and 

Bert Menkveld. Volatility Transmission and Patterns in Bund Futures. 

Volume XX, Number 4, Pages 459-482. 


Larsen, Glen A. Jr. and Kenneth A. Carow. TheEffect of FDICIA Regulation on 
Bank Holding Companies. Volume XX, Number 2, Pages 159-174. 

Lee, Wayne Y., Edward H. Chow, and Michael E. Solt. The Economic Exposure 
of U.S. Multinational Firms. Volume XX, Number 2, Pages 191-210. 

Li, Yuming. /ntertemporal Asset Pricing Without Consumption Data: Empirical 
Tests. Volume XX, Number 1, Pages 53-69. 

Ligon, James A. A Simultaneous Test of Competing Theories Regarding the 
January Effect. Volume XX, Number 1, Pages 13-32. 

Lin, James Wuh, Carl R. Chen, and David A. Sauer. Earnings Announcements, 
Quality and Quantity of Information, and Stock Price Changes. Volume 
XX, Number 4, Pages 483-502. 

Long, D. Michael and Dennis T. Officer. The Relation Between Option Mispricing 
and Volume in the Black-Scholes Option Model. Volume XX, Number 1, 

Pages 1-12. 


Madura, Jeff, Aigbe Akhigbe, and Ann Marie Whyte. Jntra-industry Effects of 
Bond Rating Adjustments. Volume XX, Number 4, Pages 545-561. 

Malhotra, D. K. and Robert W. McLeod. An Empirical Analysis of Mutual Fund 

Expenses. Volume XX, Number 2, Pages 175-190. 


566 The Journal of Financial Research 


Maloney, William F. and Kent Hargis. Emerging Equity Markets: Are They for 
Real? Volume XX, Number 2, Pages 243-262. 

Martens, Martin, Philip Hans Franses, Reinoud van Ieperen, Paul Kofman, and 
Bert Menkveld. Volatility Transmission and Patterns in Bund Futures. 
Volume XX, Number 4, Pages 459-482. 

McLeod, Robert W. and D. K. Malhotra. An Empirical Analysis of Mutual Fund 
Expenses. Volume XX, Number 2, Pages 175-190. 

Menkveld, Bert, Philip Hans Franses, Reinoud van leperen, Paul Kofman, and 
Martin Martens. Volatility Transmission and Patterns in Bund Futures. 
Volume XX, Number 4, Pages 459-482. 


Officer, Dennis T. and Michael D. Long. The Relation Between Option Mispricing 
and Volume in the Black-Scholes Option Model. Volume XX, Number 1, 
Pages 1-12. 


Padmaraj, Raj, Sung C. Bae, and Daniel P. Klein. Firm Characteristics and the 
Presence of Event Risk Covenants in Bond Indentures. Volume XX, 
Number 3, Pages 373-388. 

Peles, Nadav and William N. Goetzmann. Cognitive Dissonance and Mutual Fund 
Investors. Volume XX, Number 2, Pages 145-158. 

Peterson, David R. and H. Swint Friday. January Return Seasonality in Real 
Estate Investment Trusts: Information vs. Tax-Loss Selling Effects. Volume 
XX, Number 1, Pages 33-51. 

Prowse, Stephen. Corporate Control in Commercial Banks. Volume XX, Number 
4, Pages 509-527. 


Rahman, Manzur. [Investment Opportunities and Multinationality: Evidence from 
Capital Structure Changes. Volume XX, Number 3, Pages 423-434. 

Robinson, Breck L., Harold A. Black, M. Cary Collins, and Robert L. Schweitzer. 
Changes in Market Perception of Riskiness: The Case of Too-Big-to-Fail. 
Volume XX, Number 3, Pages 389-406. 

Rutherford, Ronald C., Douglas A. Hensler, and Thomas M. Springer. The 
Survival of Initial Public Offerings in the Aftermarket. Volume XX, 
Number 1, Pages 93-110. 


Sauer, David A., Carl R. Chen, and James Wuh Lin. Earnings Announcements, 
Quality and Quantity of Information, and Stock Price Changes. Volume 
XX, Number 4, Pages 483-502. 

Schweitzer, Robert L., Harold A. Black, M. Cary Collins, and Breck L. Robinson. 
Changes in Market Perception of Riskiness: The Case of Too-Big-to-Fail. 
Volume XX, Number 3, Pages 389-406. 


__ 
| 


Author Index of Volume XX, 1997 567 


Sias, Richard W. Price Pressure and the Role of Institutional Investors in Closed- 
end Funds. Volume XX, Number 2, Pages 211-229. 

Solt, Michael E., Edward H. Chow, and Wayne Y. Lee. The Economic Exposure 
of U.S. Multinational Firms. Volume XX, Number 2, Pages 191-210. 

Springer, Thomas M., Douglas A. Hensler, and Ronald C. Rutherford. The 
Survival of Initial Public Offerings in the Aftermarket. Volume XX, 
Number 1, Pages 93-110. 

Steiner, Thomas L. The Corporate Sell-off Decision of Diversified Firms. Volume 
XX, Number 2, Pages 231-241. 


van lIeperen, Reinoud, PhilipHans Franses, Paul Kofman, Martin Martens, and 
Bert Menkveld. Volatility Transmission and Patterns in Bund Futures. 
Volume XX, Number 4, Pages 459-482. 


Webb, Shelly E. and L. Paige Fields. An Investigation of Preferred Stock 
Financing by Bank and Nonbank Financial Institutions. Volume XX, 
Number 3, Pages 343-353. 

Whyte, Ann Marie, Aigbe Akhigbe, and Jeff Madura. Intra-industry Effects of 
Bond Rating Adjustments. Volume XX, Number 4, Pages 545-561. 

Winters, Drew B. and David W. Blackwell. Banking Relationships and the Effect 


of Monitoring on Loan Pricing. Volume XX, Number 2, Pages 275-28 


